On observers for nonlinear differential-algebraic systems

Thomas Berger

Abstract—We extend a recent approach to observer design for linear
differential-algebraic systems to impulse observable systems with Lip-
schitz nonlinearities. The observer design further extends the standard
Luenberger type observer design. We show that the design parameters for
the observer can be obtained by the solution of a Riccati type inequality.
The solutions of the latter can in turn be obtained by solving a set of
LMIs and BMIs which provides a computational procedure. A feature
of our observer design is the possibility of reformulation as an ordinary
differential equation.

Index Terms—Differential-algebraic systems, nonlinear systems, ob-
servers, Riccati inequality, LMIs.

Nomenclature:

N, Ny set of natural numbers, Ny = NU{0}

Rxm the set of real n x m matrices

rkA, imA rank and image of A € R"*™

Gl,(R) the group of invertible matrices in R"*"

M>40 = Vxe ¥ \{0}: x"Mx >0, for a matrix M €
R™" and a subspace ¥ C R"

€*(X—Y) set of k-times continuously differentiable functions
fiX—=Y, keNgU{eo}; (X =Y) :=FX —=Y);
if k = oo the function f is called smooth

dom f the domain of the function f

Il restriction of the function f to the set /

I. INTRODUCTION

We study observer design for nonlinear systems governed by
differential-algebraic equations (DAEs). We follow the recent ap-
proach to observer design developed in [1] for linear DAE systems.
In the main result in Theorem II.2 we show that an asymptotic
observer can be designed whenever a certain Riccati inequality is
solvable. We later show that solvability of certain linear and bilinear
matrix inequalities (LMIs and BMIs) is sufficient for solvability of
the Riccati inequality.

We consider DAE systems of the form

x1(r) = Ay (1) + Bxa (1) + f (%1 (), x2(1), (1), ¥(1))
0= Cxy (1) +Dxa (1) + fo (u(1), ¥(1)), (1)
y(t) = Fxi(t) 4+ Gxo (1) + h(u(r)),

with A € R"™" and all other matrices of appropriate dimensions so

that
{A B

c D}ER“’Z [F,G] € RP*™,

furthermore, fi € €' (X; x Xa x R" x RP? = R"), f, € €' (R" x R —
RI7"), h € €1 (R™ —RP), where X; CR", X, CR"™" are open, such
that the following Lipschitz condition is satisfied:
IL>0V (¢, xh) eXy xXp i=1,2V (u,y) e R" xRV :
i ed b ,) = 7 O3 31 3) ) < Ll xd =328 = 23)]1
The functions u: /—R"™ and y : I —R? are called input and output of
the system, resp. Note that although y from the last equation in (1)
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may be inserted in the first equation which may hence be written in
the form

x1(t) = Axy (1) + Bxa (t) + fi (x1 (2),x2(2), u(1)) ,

this would be a smaller class of systems as we would need to
require fj to be Lipschitz continuous w.r.t. x; and x,, while f; does
not need to be Lipschitz w.r.t. y.

The system class (1) includes any linear DAE system and numerous
important classes of nonlinear DAE systems (e.g. chemical process
systems [2], mechanical systems [3], [4] and modified nodal analysis
models of electrical circuits [5]). Nonlinear DAE systems seem
to have been first considered by LUENBERGER [6]; see also the
textbooks [7], [8] and the recent works [9], [10].

The design of estimators for DAE systems similar to (1) has
been studied in [11]-[14]. In [11] the regularity of the linear part
is assumed, while in [12] it only needs to be square and in this way
quite general results are obtained. A unified approach is presented,
where existence of the designed estimator is shown to depend on the
solvability of certain LMIs. Due to the allowed Lipschitz continuity
of the nonlinearities it is clear that the Lipschitz constant must
be small enough (compared to the linear part) for an estimator
to exist; this can be made precise in terms of the solvability of
LMIs. A similar approach has been taken before in [15], [16] for
nonlinear systems of ordinary differential equations (ODEs) with
unknown inputs, which may be treated as DAE systems (1) as well.
Recently, the approach from [12] has been extended in [13], where
actuator and sensor faults (similar to [11]) as well as uncertainties
are incorporated, and in [14], where the Lipschitz nonlinearities
are also allowed in the output equation. Furthermore, the observer
design in [13] and [14] additionally requires the solvability of certain
BMlIs. Different approaches are taken in [17], where the system
is completely nonlinear, but semi-explicit and of index 1, and a
nonlinear estimator is constructed, and in [18] where a nonlinear
generalized PI observer design is used, see also the references therein.

In the present paper, we present a more general observer design
than in [12], based on the recent approach in [1], which extends the
standard Luenberger type observer design. In particular, our design
does not require the linear part of the system to be regular or square.
The features of our approach are as follows:

« we do not restrict ourselves to regular or square systems,

« our observer design reduces to Luenberger type observers only
in special cases,

e our observers can always be reformulated as ODE systems.

In order to achieve an observer design which can be reformulated
as an ODE, while at the same time the system does not need
to be square, the assumption of impulse observability is crucial.
Applications of our observer design are e.g. error detection and fault
diagnosis, disturbance (or unknown input) estimation and feedback
control.

The present paper is organized as follows: In Section II we recall
some basic definitions and concepts. Our observer design is presented
in Section III and we prove in the main result Theorem III.2 that
it works provided a certain Riccati type inequality is solvable. In
Section IV we show that solvability of certain LMIs and BMIs is
sufficient for solvability of the Riccati inequality. The case where



our observer design reduces to standard Luenberger type observers
is discussed in Section V along with consequences thereof. Some
illustrative examples are given in Section VI.

II. PRELIMINARIES

In order to define (asymptotic) observers for nonlinear DAE
systems we consider the general class of nonlinear systems governed
by DAEs of the form

Ex(t) = f (x(1),u(t),y(1)),
y(1) = h(x(r),u(r)),

where X CR" is open, f € €' (X xR" x R? =R)), he €' (X x R" —
RP)and E € R, Since solutions not necessarily exist globally (e.g.
finite escape times may arise) we consider local solutions of (3). A
trajectory (x,u,y) € €(I—=X x R™ x RP) is called a solution of (3),
if /=domx C R is an open interval, x € €' (I - R!) and (x,u,y)
solves (3) for all + € I. Note that the interval of definition I of a
solution of (3) depends on the choice of the input u# and that a solution
does not need to be maximal. The behavior of (3) is defined as the
set of all possible solution trajectories

By = {(x,u,y) € CI—=X xR" xRP) | I CR open interval,
(x,u,y) is a solution of (3)}.
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We recall that a linear DAE system
EX(t) = Ax(t) + Bu(t),
y(t) = Cx(t) + Dul(t),
is called impulse observable if, and only if, kerE NA~!(imE) N
kerC = {0}; for a rigorous time domain definition and a detailed

discussion we refer to the survey [19]. The aforementioned condition
for impulse observability is equivalent to the rank condition

E A
tk |0 C| =n+1kE
0 E

as shown e.g. in [20], [21]. This condition can be generalized to
nonlinear DAE systems (3) as follows.

Definition I1.1. A DAE system (3) is called impulse observable, if

E Gxuy)
V(xu,y) EXXxR"xRP: 1k |0 (Tf:(Lu) =n+1kE.
0 E

A novel observer design for linear DAE systems has been intro-
duced in [1]. Here, we extend this approach and the accompanying
concepts of (asymptotic) observers to nonlinear DAE systems.

Definition I1.2. Consider a system (3). A system

ono(t) :fo(xO(t),u([)7y([)),

2(t) = ho (xo(1),u(r), y(t)),

where E, € RloX, f, € €1(X, x R" x R? — Rk), h, € €' (X, x

R™ x R? — RPe), X, C R™ open, is called an acceptor for (3), if

for all (x,u,y) € B3, with I = domyx, there exist x, € €' (I—R"™),
7€ €(I—RP) such that

(o, (V) ,2) € Baay-

We stress that there is a directed signal flow from (3) to its
acceptor (4) via input and output, see Fig. 1. That is, (3) may
influence (4) but not vice-versa.

“

Definition I1.3. Consider a system (3). Then a system (4) with p, =n
is called

u(t) ()

E(t) = f (x(1),u(t).y(1))
y(1) = h(x(t),u(r))

W

Eoiio(t) = fo(xo(r),u(t),¥(1)) (1)
> Z(t) :ho(x(?(t)ru(t)7Y(t))

Fig. 1: Interconnection with an acceptor

a) an observer for (3), if it is an acceptor for (3), and
VI CR open intvl. Viy €1
Y (x,u,y,%,2) € C(I—=R" x R" xR x R™ x R") :
((x,u,y) € B3y A (%0, (%) ,2) € By A Ez(ty) = Ex(19))
- Z=2X.

b) an asymptotic observer for (3), if it is an observer for (3), and
Vg € RV (x,u,y,%0,2) € € ([tg,o0) >R X R" x R? x R™ x R") :

((eu,y) € B3y A (%0, () 2) € Bay)

= limz(¢t) —x(z) =0.

t—oo
We like to note that while for linear impulse observable DAE
systems there always exists an observer as shown in [1] (and it
can even be reformulated as an ODE, cf. [22]), this is not true for
nonlinear systems in general.

Example I1.4. Consider the system
0=x(t)>—1, y(t)=0 5)
in the form (3) with
f:X—=R x—x2—1, X:=R\{0}.

Since %(x) =2x#0 for all x € X, system (5) is impulse observable.

However, the system has two different solutions, xj(f) = 1 and
x(t) = —1, and it is impossible to reconstruct the solution from
the information of the output y(¢) and the initial condition Ex(f), as
E = 0. Therefore, there does not exist an observer for system (5).

As a consequence, we restrict ourselves to nonlinear systems of
the form (1).

III. OBSERVER DESIGN BY RICCATI INEQUALITY

In this section we propose a design of asymptotic observers for
systems (1). We improve upon earlier approaches by allowing a larger
class of systems and we use an observer design which extends the
Luenberger type observer design. We present a Riccati type inequality
whose solutions are used for the observer design. In the subsequent
Section IV we show that the solution of certain LMIs and BMIs
yields a solution to this Riccati inequality. The LMIs and BMIs then
yield a computational procedure for obtaining the observer.

First, we record the following observation.

Lemma IIL.1. A system (1) is impulse observable if, and only if,

rk {g} =n-—r. (6)



Proof. Observe that impulse observability of (1) means

9/ 9
L 0 A+50(xx,uy) B+5E(x,x,u.y)

0 O C D

k|0 0 F G =n+r
0 O I, 0
0 O 0 0

for all (x1,x2,u,y) € X1 x Xp x R™ x RP. This is equivalent to (6). [

Note that impulse observability implies n < [+ p, since otherwise
n—r >[4+ p—r by which condition (6) could never be true.

Motivated by the observer design in [1] (which is closely related
to that in [23] for behavioral systems) we propose the following
observer, which consists of an internal model of the system (1) driven
by additional “innovations” terms:

21(t) = Azy (1) + Bz (t) + fi (21 (), 22(1),u(t),y(1)) + Lid(t),
0=Cz(t)+Dz(t )+f2( (1),y(1)) + Lod (1),
0=Fz1(t) + Gz (t) ( t)) y(t)+ L3d (1), v
_( t))

where L; € Rk [, e RU=1)>xk [+ c RP*k | € Ny, and the additional

observer state d(¢) represents the innovations; the complete observer
state is
z1(t)

2(t)

d(t)

The innovations in the observer design have been first introduced by
Polderman and Willems [24, p. 351] in order to “express how far the
actual observed output differs from what we would have expected to
observe”. Set

Xo(t) =

I, 00 A B L
=10 0 0|, #/=|C D L, ®)
0 0 0 F G I3
and .
. [r _ b L C
nli] e L o

provided that [hG 2’2 is invertible. In the following main result of
the paper we show that there exists an asymptotic observer of the
form (7), if the Riccati type inequality

o TPE+E TP + %éDTPZé“’+(6L2)1,,+k <y 0 (10)

has a solution L;,L,,L3, § >0and P=P' ¢ R0 x(148) quch that

[-,0]P [0} > 0.

Riccati inequalities of the form (10), i.e., restricted to certain sub-
spaces, have been studied before, see e.g. [25] and the references
therein.

Theorem IIL.2. Consider a system (1) which satisfies (2) and is
impulse observable, i.e., (6) holds. Let k =1+ p—n and assume
that Ly € R™* L, ¢ RUDK L2 c RP% § >0 and P=P' €
RO X(Hk) solve (10) such that

D L I,
[G Li]eGln,,+k(R) and [I,,0]P M>0.

Then (7) is an asymptotic observer for (1).

Proof. System (7) is an acceptor for (1) since for any (x,u,y) € Bj)
X
we have that ((}é) () ,x) € B(7).

Step 1: We show that (7) is an observer for (1). To thzis end, let / C

1
IR be an open interval, 7o € I and ((3}),u,y) € B), ((3) (%) ,z) €
B 7y be defined on I such that x| (t9) = z; (o). From (7) we have that

G- B ([Fao+ (@)

for all € I, and from (1), in a similar way,

(0)--E (o 2
an

With

~1
g1 (x,u,y)\ D Lz} ({ } ( u,y >>
= X1+
(82()517”7)7)) {G Ls !
for (x1,u,y) € X; Xx R™ x R” we thus have
x1(t) = Axy (1) + Bgy (x1 (1), u(t), (1))
+f1(-xl(t)ugl(xl(t)vu(t)vy(t))7u(t)7y(t>)+L1g2(x1(t)7u(t)7y(t))
for all + € I, and z; solves the same ODE with the same initial
value z;(f9) = x1(tp). Therefore, since g; and g are linear in x|
and
X1 3 x1 = f1(x1,8(x1,u,),u,y)

is Lipschitz in x; for all (u,y) € R™ x R”, the uniqueness theorem
for ODEs (see [26, Thm. 4.17]) yields that x; (t) = z; (¢) for all t € 1.
Moreover,

22(t) = g1 (21 (1), u(t),y(1)) = g1 (x1 (1), u(1),y(1)) = x2(1)

for all ¢ € I, and this shows that (7) is an observer.

Step 2: We determine the observation error dynamics. Let e} :=
z1 —x1 and ep := zp — xp, then
é1(t) = Aey (1) + Bex(t) + L1d(1)
i (210, 2200)u(e), (1)) —
0=Ce;(t) +Dey(t)+ Lpd(r),
0=Fe|(t)+Gey(t)+ L3d(t).

S (1 (0),x2(0),u(0), (1)),

(12)
Let M and ¥ be as in (9), then

(56) =m0

and hence any solution (eq,ep,d) of (12) evolves in ¥

Step 3: We show that the observer (7) is asymptotic. To this end,
let 1o € R and ((3).u,y) € By, ((%) A(3) ,z) € B(7) be defined
on [, ). The corresponding observation errors solve (12) and hence
in particular, by Step 2,

V>t (13)

Use & and «f from (8) and let
ViR SR wisw' & PEW.

Let  2:(1) = (z(0).22(t),u(t),y(t)) and  x(t) =



(z1(2),22(t),u(t),y(r)), then by (12) we have

v (W)
=w(t)" (7 TPE+E TP (1)

+w(r) & TP M (/1 G0) = £ ()

+([§] (rte0) -5 ) ) " pew(n)
=w(t) (ZTPE+ETP \w(t) +w(t) ETPF(t)+ F(t) PEW(),
where

0= [§] (51 Ge) - 7 o).
Since for any vectors u,v € RY we have
ﬂ&+ﬂﬁ§5ﬂﬁ+%ﬂv

we obtain the inequality
LV (w(e)) <w(t)" (o7 PE+E TPt V() + %W(I)TéaTP2£’w(t)

+8F(0) F(1)
%) w(t)" (o PE+ET P + %@ﬂng + 8L Ly i) w(t)
= —w(t) " Qw(r)

for all t > 13, where
Q:=—(/"PE+E P + %ngzg’ + 0Ly ).
By (10) we have Q >+ 0 and thus, invoking (13), it follows that
%V(w(z)) < ch(w(t)), t > 1,

for some ¢ > 0, hence an application of Gronwall’s lemma yields
lim; ..V (w(t)) = 0. Invoking that [I,,0]P [}] > 0 we obtain that e,
converges to zero, and hence (%) = Me; converges to zero, t0o.
Therefore,

lim z(r) —x(r) =0,

[—yo0

and this completes the proof of the theorem. O
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We like to stress that since [g é}] is invertible the asymptotic

observer (7) can be reformulated as an ODE system as follows:

B z21(t)
Z(t) B (81 (Zl (t)>u(t)7y(t))) '

where g; is as in (11). However, since this structure is quite
complicated, (7) may be preferred for implementation and numerical
computations. We also stress that (14) is not of Luenberger type in
general.

IV. OBSERVER DESIGN BY SOLUTION OF LMIs AND BMIs

In this section we derive a set of LMIs and BMIs and show how
their solution yields a solution of the Riccati inequality (10). LMIs
impose convex problems and can be solved efficiently with standard
algorithms, however the drawback of our general approach is that
the Riccati inequality (10) cannot be completely reformulated as an
LMI, but we show that it is possible to obtain its solution from a

set of LMIs with an additional BMI constraint. This is the basis
for a computational procedure in order to construct the asymptotic
observer (7).

Lemma IV.l. Let A € R B e R0 ¢ e R D ¢
R(lfr)x(nfr)J: € RPX' G € Rpx(n—r) and L > 0 be such
that (6) holds. Assume that V € Gl[+p_,(R).,W eR*"P=P e
ROFKX(4K) and § > 0, where k =1+ p —n, solve the following set

of LMlIs
Wl +w+ (L% [cT,FT T [1,0PT
V[¢] sl pr 0 |<0, (153
P4 0 )
D _ In—r
Bl e
I,
Py := [I,,0]P M >0, (15¢)
under the additional BMI constraint that
C .
A—[B,Li ]V M =P,'W (16)

for some Ly € Rk Then, with

we have that the Riccati inequality (10) is satisfied, where we use
the notation from (8) and (9).

Proof. With K := PflTW and Z:=P [H we find that, by (15a),

[KT,01Z+Z" [K]+(8L2)1,

V] ~srliip-r
z 0

cFivtzT
0 <O0.
_6ln+k

Using the Schur complement lemma this is equivalent to
KT,0Z+Z" [K]+(8L2) (L+[c", FTIVIV[E])  ZT
VA

<0.
—O0ly 1k

(17)
Now, invoking (15b), we have

-1
[ L
v=lo 7

and hence we may calculate

I
0(l+p—r)><r
A B L D L, -1 c
1o [z #)le & [

F G I3
where M is defined in (9). Furthermore,

A-L[5e] (s

O(l+p7r)><r

T T, T T
c' F'W'vi§]=M"M,
and hence (17) becomes

LMt TZ4+2 o [+ (8L2) (L +M™™)  ZT

M
1 Su]<o

(18)
Applying the Schur complement lemma to (18) yields

Mt Z+ 2" e (1] + éZTZ-i- (8L7) (1, +MTM) <0



and this is equivalent to

M

(,M") (gﬂ[z,OH [ZOT] %Jr% [ZOT] [Z,0]+(6L2)I;+,,) [I,] 0.

Invoking (9) this is in turn the same as
1
¢W1m+mjd+gkﬂgm+wﬁmﬂ<yo

Observing that
[Z,0] = P&

yields (10) and this finishes the proof. O

Remark IV.2.
(i) Note that we refer to (16) as a BMI since the equality can be
equivalently written as two inequalities.
(ii) While the equality constraint in (15b) is not a LMI at first sight,
it can be incorporated into the other LMIs and BMIs as follows.
Let Vi,...,V, be a basis of the linear subspace

p{ v e RUHP-Dx(Hpr) ] v [g} —0 }

and let Vy € RUTP=)*(+p=7) be such that

alef =]

Then solve (15a), (15¢) and (16) with V =V, +Z?:1 a;V; for
W,P,L1,6 and ¢, ..., 0, € R. Therefore, it is common to refer
to an equality constraint as in (15b) as a LMI as well.

(iii)) We like to stress that the solutions of (15a)—(15¢) and (16) have
to satisfy the additional constraint that V must be invertible. This
condition is equivalent to the non-convex quadratic inequality
VTV > 0. By introducing a new variable J = V, this inequality
can also be equivalently written as a BMI as follows

Viy>0, V—-J>0, J—V>0.

Therefore, the problems (15a)—(15c¢), (16) consist only of LMIs
and BMIs which may be solved by standard MATLAB toolboxes
like YALMIP [27] and PENLAB [28]. For other algorithmic
approaches see e.g. the tutorial paper [29].

(iv) A careful inspection of the proof of Lemma IV.1 reveals
that the opposite implication is true as well, that is if L; €
Rer,Lz c ]R(lfr)xklg e RpXk, P = PT e R+ x(ntk) 4nq
8 > 0 solve (10) such that (15¢) holds and [g IL‘;] is invertible,

~1
then there exists W € R™" such that V = [LG) 2 ,W,P.L;

and 0 solve (15a)—(15¢) and (16). Therefore, solvability of the
LMIs and BMIs is necessary and sufficient for solvability of the
Riccati inequality (10).

(v) In the case C =0 and F = 0 the LMIs (15a)—(15c) always have
a solution. We may choose P =1, and V such that (15b) is
satisfied. With W = W the LMI (15a) leads to the condition
W < —1(8L2+ L)I,. The BMI (16) yields A= P, W =W and
choosing & = % we obtain the condition

A< -LI,

on the system data in this case. This is a reasonable condition
from the point of view that then the error dynamics

é1(t) =Aei (1) + f1 (21 (1),22(2), u(r),y(1))
-h (xl([)7x2(t)7u([)vy([))a

() o

are asymptotically stable for all f; which satisfy (2).

V. OBSERVER OF LUENBERGER TYPE

In order to illustrate the observer (7) and Lemma IV.1 we consider
the question as to when the observer (7) is of Luenberger type as
considered e.g. in [12]. If we would have L3 = I;, then we can
eliminate the variable d in (7) and reformulate it as

1) = (8] Lal7.6) (210)) 4 140 - ()
+ 1 (21(0),22(0),u(), 3(1)),
(.01~ 12116 (240)) + 260 - )
+f2(u(t)7 (t)):
0= (20))
and the first two equations are equivalent to
I, 0 Z](l‘) _ A B _ L] Z]([
{0 0} (Z'z(f)> a QC D} [LJ [F7G) (Zz(l >
# [12] 60 tata (MO O)),

This is a Luenberger type observer for system (1) with gain [g]
With e :=z; —x; and ej := zp —x» the error dynamics (12) become
t

o o) (a6)=[e2hr 5-hel (40)
+(f1(Zl(f)vzz(f)vu(f)vy(f))Efl(X1(t)»x2(f)7u(t)7Y(l))>_ (19)

0

—_ —

Having a look at dimension, L3 = I; can only be true if k = p
or, equivalently, / = n. If the latter is the case, then the matrix D
is square, i.e., D € R#=7)%(=r) and hence condition (6) implies
existence of L € R("=r)%k guch that D — L, G is invertible. Therefore,
the matrix Lg ?kz

Ly=1I.Int

and with Y :=

is invertible, i.e., it is always possible to choose

is case, the second equation in (19) can be solved for ey
(D —L,G)'(C — LyF) we find

(0= ((A=LiF) = (B=LiG)Y )er (1)
+/ (Zl(t)722([)7u(z)7y(z)) - (xl(t)7x2
er(t) = —Yey(1).

(1),u(t),y(1)),

(20)
Summarizing, we find that if / = n, then the observer (7) can be
chosen to be of Luenberger type by k = p, L3 = I} and L, such that
D — L,G is invertible.

Finally, we have a look at the solvability of the LMIs (15a)—
(15¢) together with the BMI (16) in this case. Use the notation from
Lemma IV.1, then

v-lo 7L

We restrict ourselves to P =1, and W = WT. Then (15a) reads

(D—L,G)™!
G(D—-L,G)™!

—(D-1,G)"'L,
I +G(D —L2G)71L2 )

2W + SL2I, YT (F-GY)"  [I,0]
Y I, 0 0
6L2 n—r
F-GY 0 s o | <%
(k] 0 0 —81L,t

Successively applying the Schur complement lemma yields the equiv-
alent inequality

1
2W + 512 (1, F(F—GY) (F—GY)+ YTY) 4ol <0.

5 2n



The equation (16) becomes
A —L1F+L1GY —BY =W,

which needs to be solved for L;. Together with (21) we obtain the
condition

A—LF+LGY —BY
512 1
<-2= (1, L (F-GY) (F—GY)+ YTY> -
2 26
on Lj, where Y depends on the choice of L. Choosing & = % we
obtain

(22)

A—LiF+LGY —BY < fu,fg ((FfGY)T(FfGY)+YTY) .

(23)
This condition immediately implies the asymptotic stability of the
error dynamics (20) for any f] satisfying (2) since

11 21 1), 2200, (), (0)) = i (31 (1) 52 (), ) () |
< el <2||[ 5] el

which explains the term Y T Y on the right hand side of (23). The term
(F—GY)T(F —GY) is due to the fact that the original Riccati in-
equality (10) is formulated on the space ¥ for the variables (e1,e3,d),
so it is actually possible to allow f] to depend on the “innovations”
d = (F — GY)ey, which is expected by the inequality (23) in some
sense.

Different special cases may be discussed in terms of (22). For
instance, if F =0 and C =0, then Y =0 and (22) reduces to the
inequality discussed in Remark IV.2 (v).

VI. EXAMPLES

We consider two illustrative examples with [ # n, i.e., the corre-
sponding observer cannot be reformulated as an observer of Luen-
berger type as discussed in Section V. In particular, this shows that
our observer design is applicable to a larger class of systems than
those presented in [11], [12] for instance.

A. Example
Consider (1) with

and some functions fi, f,h such that (2) is satisfied. Then k =1+
p—n=2 and in order to find a solution to (15a)—(15¢c) and (16) we

set P =14 and
0 0
L, = [1 OJ ;

D L,
G Iy

The LMIs (15b) and (15¢) are already satisfied and (15a) reads
2W+5L2+§ [01 1]
0 <0

R

= [071]a

thus
} =K=Vv"L

which is equivalent to
2,1
oL* + 5

—8L*=-2L
2

W< —

where in the latter equality we chose & = % Now we choose W =
—2L — 1. It remains to find L; so that (16) is satisfied, i.e.,

L m =—1-W=2L,
which is fulfilled by
L =|[L,L).
Now, the observer (7) reads
21(t) = —z1(t) +22(0) + Ldy (t) + Lda (1) + fi (21 (¢), 22(1), u(t), (1)),
0=22(1)+ fa,1 (u(t),y(1)),
0=z1(t) +di( )+f22(u(l (1)),
0=2z1(t)+da(t) +h(u(r)) —y(),
0= ()

This can be simplified to the ODE observer

£1(60) = =LA 121 (1) & 1 (21— o (u(0)3(0)) () 3(0))
— o (u(®),y(0)) =L (o2 (u(t),y(t)) +h(u(t)) —y(t)),
zi(7)
1) = <7fz,1 (u(t),y@)) .
B. Example

In Example A the LMIs and BMIs were solvable for any Lipschitz
constant L > 0, but usually the solvability depends on the magnitude
of L. Consider Example A with the modification

1
e[ #-m
and choose P, L,,L3 and V as before. Then (16) reads

S1-[1,L] [6] —w,

i.e., W = —2. From (15a) we obtain W < —8L% - i which gives
I’ < : + 2
282§

and the right hand side is maximal for § = % Therefore, we obtain
the constraint
L<V2

on the Lipschitz constant and the LMIs and BMIs are solvable only
in this case in general.

VII. CONCLUSION

In the present paper we developed a novel observer design for
DAE systems with Lipschitz nonlinearities. The design parameters
of the asymptotic observer are constructed from the solutions of a
Riccati type inequality. We have further shown that the solution of
certain LMIs and BMIs yields a solution to this Riccati inequality.
The solvability of the LMIs and BMIs depends on the magnitude of
the Lipschitz constant in general.

The present work is the basis for extensions in several directions
such as systems which are not impulse observable. Incorporating the
presence of actuator and sensor faults as well as nonlinearities in
the output equation (as discussed in [13], [14] for Luenberger type
observers) is another interesting extension for future work.
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